Within the framework outlined in this note, it seems not possible to Our method is first to extend Strang's theorem to find bounds on the generalize the result of Theorem 2 to include all the eigenvalues of K of eigenvalues of Q and R . We then discuss the inversion leading to bounds (2). Further, Theorem 1 or even the special case of it, vir. (IO). cannot be on the eigenvalues of the matrix A. obtained from Theorem 2. We discuss inversion to obtain eigenvalue bounds on the matrix A for the usual case in which Q , R , and Hare known. where x is an n by one complex vector with Hermitian transpose xH. By parallel argument, the maximum eigenvalue q, of Q is subject to Trans. Auromat. Contr., Vol. AC-22, pp. 143-144, 1977. AC-25, pp. 813-814. 1980 dl >O
matrices, given by Q = A B H + B A and R = A B H + B A + 2 A H A , where
A and H are Hermitian, positive definite, complex matrices.
We discuss inversion to obtain eigenvalue bounds on the matrix A for the usual case in which Q , R , and Hare known. The bounds given by (5) apparently Cannot be described as the best possible.
For the Riccati matrix function R , Using parallel arguments for rl, the second major result is
The inequalities (5), (6) at first glance appear to be artificial, since Q and R are usually considered known while A is viewed as the as-yetunknown solution of (2.1), (2.2). However, they can be inverted to furnish bounds on an/al. Omitting the algebra, only two cases need be considered:
The quantity an may only be positive in the first case. 
occur naturally in the study of discrete-time system stability [l], in covariance calculation [2] , and in the iterative solution of the matrix Riccati equation [3] ' and of the optimal constant output feedback prob-
